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459 DAILY POSITION REPORT
o As of October 20, 2000
[ Pesitien 4]' ﬁg/g Rk I [ V ahwe-at-Risk . | __PAL ($009)
Besiness Unit - Commodity Groap [ NaOpen ] Limat 1 Scmmvrny | [ 1 1Dey { [T | Todny T Simywotting | M 1 Q1D 1 YT )]
ENRON NORTH AMERICA > §1.558)] - 1363 : 226t < ($27.226) ]
GAS TRADING 583 300Bef |l (155.5) as0Bet | s26,125 ][ s60.000 |+ $13,521 | ($27.824)]  $32.404 $32494 | $744.108
UNITED STATES 453 (156.8) 524,368 12,756 127.823) 31.460 31,469 76’6 08
CANADA 138 1. $2.373 765 [ 1.025 1,028 17.800
POWER TRADING 572 woMiMwH [ 121 | asMiMwH_ ] 24822 | s50.000 J» ($14,963)] ($35,131)]  ($48.925)] ($48925)] sad1,172
EAST TRADING ®39) $15.322 (7.200) 4 QY3030 (W301) 45077
WEST TRADING 129 SIR.AS3 (7.763) {10.415) (4.532) {1.532) RELNRA)
CANADA TRADING 832 $11.867 0 [] 0 0 (.47
[ CrOSS COMMODITY TRADING | [ 510 ][ ssow | suel  ¢10an] e s1.a97)] $9.570 |
[ otuer ] [ el o] (9298 (920  (ssa629)
FARON ECROPE Eoeanf -~ grosnl  s1ees]  sivers|  sazsorr ]
[_ENRON METALS ] (131836 | 375000 mewic Tone | [ (567.363) | soomomerictos | | s6189 1] ssoo0 | [ _s202)] 37865 (s13.053)]  s130s3]  s20.740 |
EUROPEAN TRADING $14,758 . ($1.097) 3,101 $28,679 $28,679 $369,313
LUROPEAN GAS ** 163) 260 Bef 2 90 Bef 1M $7.300 (1 147y 2.197 10,959 10.959 (22.)9%))
UK_EILECTRICITY [ 68 Mil MW 142) 15 Mil MWIT si4a70 [ 515300 S44 2.940 11.442 11.442 206,906
CONTINENTAL EIECTRICITY 169 20 Mil MWH 5 20 Mil MWH $1677 $4.000 (R {2923)) .612 1.612 47,514 |
NORDIC ELECTRICITY 13 20 Mil MWH 19 20 Mit MWIL S1S1 38,000 1279y (1%4) o4 1.641 11.403
SPREAD OPTION 154 121 190 11.904) 62,008
ENRON CREDIT [ sasx T S100 Mil E ;i 000 10 53 1.041 T.041 3,068
DEBT TRADING |__sead )i $2%0 Mil 90 2,000 (176)) 1286) 1206) (206), 1661
OTHER 0] 751 4.096 4096 56.957
[ EEs FUROPFE, ] s1211]  s2803 | $4,049 | $4,049 | 337,963 |
ENRON GLOBAL MARKETS [ sl raos)]  s10487]  s1oas7]  s248572 ]
[ GrOBAL PRODUCTS 1016 [ asmisorwn 1 @4 | wswasmwn | [ si2775 |[ ssoo0 | 2750 s13.260)] 7830 (78] $29.622 ]
FINANCIAL TRADING $1,602 35,388 $13,826 $13,826 $191.212
U.S. DRIFT 657 407 14223 14333 108,081 |
UK DRIFT 31 196 79 ki) 19.128
EQUITY TRADING 380 $100 Mil $1,738 $6.000 1023 as7 t61S) (638) 7.3
SOFT COMMODITIES TRADING 154.0 2000 Conuacts 1549 2000 Contacts 5405 3750 (IR L0 1) (12) 16X)
GRAIN TRADING 69.9) 1000 Contracts 60.9) N Comracis §27 $500 [] 7] 36 36 s
MEAT TRADING 30.0) 1000 Contracts (50.9) 1000 ¢ “ontracts 78 5780 [ 128l (¥ IRy !
FX/INT RATE TRADING $18.0 $100 Mit $135 $3.000 (8] (RN 47y (147 6,779
$19.188 SN0
“MERGING MARKFETS $99%6 $467 $4.501 $4,501 $28,037
WEATHER D3 SO0 Mil $126% $1.000 157 619 789 Y 17.686
COAL TRADING 27 1S Mil Tons w7 13 Ml Tons | $1,589 || $4.000 818 (157) 3186 3186 15.683
| EMISSIONS ALLOWANCES 0.1) 1 Mil Credits [ es 1 | Mit € redits $791 $3.000 24 208 S28 $28 (1.312)
ENRON INDUSTRIAL MARKETS [T som]  s1000] s1234]  s123f so2784]
PULP & PAPER ] [ @m0y T 300000 Metre Tons | [ (522.292) | 300,000 Metc Toms | [ $1857 ][ 53000 | 983 | 1013 ] 1200 1.200 ] 33.062 |
LUMAER T _esan | 22000 MBF o8 | 22,000 MBF ] L sl 30 ] C 21 [l M4 M (W8]
ENRON SOUTH AMERICA
SOUTHERN CONE $599 s [ (5215) 3% ($388) ($388) $5,866
GAS TRADING. [ s 1 35 Bl 38 20 Bel s47¢ [ 52000 | 9 (302) 77)] 717 12,954
POWER TRADING. L_we T IFTMI o) 13 Mil $3w9 || $5.000 (6) as) 125 125 U.216)
CRUDE TRADING GI8) 403 a6 464 TERIN
ENRON ASTA, AFRICA
[ AUSTRALIA ] I s} $120 | $456 | $456 | “,SGLJ
[T rowrkrTRADING . J T on T IMIMWH _J[ on | &MIMWH ] [ sed ][ s3000 ] o 120 | 4% | 4% ] 4565
ENRON BROADBAND SERVICES © 1§52 9 948
[ BANDWIDTH TRADING [ oo [LANYTOMDSH [ wis) JLANY TDMDS3] [ sts | $2.000 ] (5] 4] (4R o)) w2276
| ADVERTISING TRADING || Y )| 782 CPP i 140 782 CPP { so ][ $1.000 | L 0] 0] 0] 0

ENRON ENERGY SERVICES [ sasea ][ ssom J» [ _(sasy] . s2627]  ssii9]  san19] wesiyes]
[ GAS TRADING 1 | [TE) ] Bel l X Bel l »e l i 1,366, 2836 6085 | 6085 1 WIN |
L POWER TRADING 1 48 Mil (12) Mil MWH ST : ‘nﬁ)lL ] 2.0,141] 3061 723,087 |

i)

CROSS PORTFOLIO DIVERSIFICATION ESFECT [_(_TM]

TOTAL TRADING [ samsaa][simow J+  [_susazl se97am| 11,409 [ 811,409 [ 52,074,403 |
ORIGINATIONS $268 $664 $1,152 $1,152 $43,348

rs ) 64 1152 Lis2 41,361
INTERNATIONAL 0 0 0 0 1219)
TOTAL TRADING with ORIGINATIONS [Ts1269)] (so9079)]  s12561] _ s12.861] s2117,751 |
[ MERCHANT PORTFOLIO ][ sasarn | [Ts834a] (sa3806)]  (589330)]  (s8933m)]  $29,110 ]
[ CAPITAL PORTFOLI0 1 s | ssoomit ] [ o] sioo0] [ s0] $0 ] 0| s0 $126374 ]

TOTAL P& L. [ s10m] stizsss)] (376769 (576769)] $2273.234 ]

Includes Mhversification Biffect.
b I ludh ). Bk Postlolin acivisy.

(A} Pending cakulatin nf NP

tB)  Postion and tunil reprenent murimurm exposure.
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[ Position i | [ Valueal-Riek | P&L ($009)
Businem Unit - Commedity Groop [ heaope T L ] [ 10wy T "um '} [ Today [ _SDuyRoineg | MTI T QTR T Yip___ |
[MERCHANT PORTFOLIO [ 25478 ] (8344 [ (sa3.806) (589330 ($89.330)] _ $29,110 ]
ENRON NORTH AMERICA, Nef Fair Value 1,084.4 $ 23,302 $2,487 | ($20,327)] ($21.284)] ($21,284) $71,084
CANADA 2.1 120 (R0 1.18% 1188 6.4
DOWNSTREAM 0.0 - - - - (226)
FAST ORIGINATIONS [X] (682)] (687)) (1.675), (1.675) 1.052
ENERGY CAPITAL RESOURCES 96.2 2 (6) (69) (69) 4914
GAS ASSETS 1.3 - 90 %€ 90 Pl
GENERATION EAST 294.3 - 3.553 33553 3.553 61,538
GENERATION WEST A - - - - 19,278
IGUANA 0.0 - - - - 4.893
PAPER 15.8 - - - - (10.498)]
PORTFOLIO 4325 2923 (21.712) (22.362)] (22.362) (205.832)
PRINCIPAL INVESTING 628 107 (232)) (66) (66) 106.920
SPECIAL ASSETS - PERFORMING R4 21 (906)| (1.355)) (1.359)) 136.657
SPECIAL ASSETS - NON-PERFORMING 150 - (346) (58%) (S88) {40.064)
TREASURY a7 - - - - (15.437)
WEST ORIGINATIONS 29 - - . - -

FENRON EUROPE, Net Fair Value 97.1 $0 ($59) 1,179 1,179 27,756
PUBLIC 180 . (S90) .19 1.179 2.20) !
PRIVATE ™) - - - - 29.R10
HEDGES 0.0 - . - - 239
STRUCTURED CREDIT 0.0 - - - - -

FNRON CALME, Ner Fair Value 3184 - - - - -
PURIIC 158.4 - -

PRIVATE 1600 - -
CONVERTIBLE PRIVATE [ - - -
STRUCTUREIY CREDIT 0.0 - - -

ENRON ASIA PACIFIC, Net Fair Value 129.6 - - - - -
PRIVATE 1270 . : : .
STRUCTURED CREDIT 26 - -

[ FNRON INDIA, Net Fair Value 1 00 | [ -] | - T -] 56 |
l ruBLIC 1o 1 1 -] )i 1 56 ]

ENRON NA INT'L, Net Fair Valye 1.2 - - - - -

PUBIIC nn - -
FPRIVATE 1.7 -
CONYERTIBLE PRIVATE 04) - -

STRUCTURED CREDIT an .

FENRON CAPITAL MGMT, Net Fair Value (A) 191.9 $1,742 $1,718 $977 $977 $36,121
SLP PUBLIC EQUITY 6.9 1.745 1.726 507 507 0992
NON SLP PUBLIC EQUITY 0.0 - . - - -
SLP FRIVATE EQUITY n7.0 - - - - 4041
NLP CONVERTIBLE PREFERREIVDEBT 0.0 R . - . 64
Ni.P WARRANTS LX) , ;N B T T
SLP WARRANTS PUBLIC 0.0 - - - - 8s
SIP CANADIAN PUBLIC EQUITY 15 2) (10) 470 a70 481
SLP PRIVATE EQUITY PARTNERSHIPY 0.0 - - - - (136)
NON SLP PRIVATE EQUITY PARTNERSHIPS 0.0 - . - - -
SLP STRUCTURED CREDIT 145 - - - - (IRd)
1P - PORTFQII0 INSURANCE [ - - - - -

| _ENRON CORP 4.0 357 [ ssar] (s3233] (511,226 (s11.226)] ($138,130)]
[ FUBLIC ] r 47| 3233)] (11.226)] _ t11.226)] (138.130))

ENRON BROADBAND SERVICES, INC. 554 $31 ($122) ($135) ($135)| $155,151
PUBLIC 29 1 (122) (133) (T33) 164,131
PRIVATE $2.% N N B B £9.000),
WARRANTS X1} - - N N -

ENRON NET WORKS 153 $0 $0 ($420) ($420) $1,814
PRIVATE 11.0 - - - - -
PRIVATE EQUITY PARTNERSHIPS 43 - - (420)! 420) 1.814

ENRON GLOBAL MARKETS 38.7 pJ] $14 $71 $71 ($7,541)
TOTAL RETURN SWAP Q1) . S - N 679

ACCRUAI_INCOME X} . N B - 2)
PRIVATE 0o - A - - [LRRIN)
STRUCTURED CREDIT X 1) d ki) i) (1K)

ENRON RAPTOR | 615.0 $3,536 | ($21,264); ($58,493) ($58.493)] ($117,202)
1N Public 0 1419 (6.040))] 127.78%6) (27.756)) (id.813)
US Priveee 1504 N N N N -
Convertible - Private wy 7 N N N B -
Warrants - Privase M9 - N - - -
Werrants - Public 12 @) T73%) LKD) 67 a2

Canadien Public 1.5 (1) 20 ] k2] 4
(anadien - Private X3 N N N N -
Priv. Equity Partnershipy 665 N

US Struttured Credi-Book XN N - . N 5
US Sarwctured Credit- MTM 70 - ) T 1 191
EGF SIP - UN Strwcturad Crodit 0.3 . 5 T p -
KGF SLP - Priv. Equity Partuersvips 29 - - - - B
EGF SLP - Canadian Public 0.9 () 12 205 203 0
KGF SLP - US Public 4B 3N 14 (173) (i73) 7101
LGF SLP - Warrames Public 0.1 2)] 3 k) 3 32
ERS Public EEE) 21T (15035 [REYLD) 00 (104.149)]
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